Interpolated Bonds
September 26, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-46___|PIBD0714J466 6.5000] _ <IM| _ 10/4/2014 5]_0.01 3.7549 | 3.7361 | 3.7361
SPTB 10-03___|SPTB1014J037 122500 <IM|__10/14/2014] __ 15| 0.04 31420 | 3.0764 | 3.0764
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015] 148|041 1.8392 | 1.6319 | 1.6319
FXTN 05-68 | PIBDO515E685 6.3750] __ 8M| _ 5/13/2015] _ 226 0.62 1.9942 | 1.8095 | 1.8095
FXTN 07-47 __|PIBDO715E477 83750 8M| _ 5/22/2015] 235 064 20082 | 1.8248 | 1.8248
FXTN 0420 __|PIBD0415G203 48750] __10M|__ 7/21/2015] 295 0.81 21018 | 1.9269 | 1.9269
RTB 05-09 PIID0515H097 58750 11M| _ 819/2015] 324 0.89 21470 | 1.9762 | 1.9762
FXTN 10-37___|PIBD1015H370 11.8750] __11M|__ 8/25/2015] 330 _0.90 2.1563 | 1.9864 | 1.9864
FXTN 0569 |PIBDO515K697 46250] _ 15Y| 11/25/2015] _ 422] 1.16 23438 | 2.0262 | 2.0248
FXTN 10-38___|PIBD1015L384 10.1250] __15Y| 12/15/2015] _ 442| 1.1 23855 | 2.0324 | 2.0307
FXTN 10-39___|PIBD1016A393 9.2500] __1.5Y] _ 1/12/2016] __470] 1.29 24438 | 2.0412 | 2.0389
FXTN 07-48___|PIBD0716A488 7.0000] __1.5Y] _ 1/27/2016] __485] 1.33 15.000000] 2.2500 | 3:12:35 PM| 2.2500 | 2.4750 | 2.0458 | 2.0433
RTB 05-10 PIID0516C107 6.0000] _ 1.5Y| _ 3/3/2016] _ 521| 1.43 5.230000] 2.8000 | 2:57:17 PM| 2.1533 | 2.5500 | 2.0571 | 2.0540
FXTN 10-40___|PIBD1016C407 75000 2Y| _ 3/30/2016] _ 548] 1.50 2.6063 | 2.0655 | 2.0619
FXTN 0320 __|PIBD0316D206 16250 2Y|  4/25/2016] 574 1.57| _ 4,661.500000] 2.1125 | 4:14:05 PM| 2.1140 | 2.6604 | 2.0736 | 2.0696
FXTN 10-41___|PIBD1016D416 7.0000] ___2Y| _ 4/27/2016] _ 576] 1.58 1.000000] 2.3750 | _2:12:39 PM| 2.3750 | 26646 | 2.0742 | 2.0702
FXTN 10-42___|PIBD10161420 9.1250] __ 2Y| _ 9/4/2016] _ 706] 1.93 2.400000] 2.7000 | 11:04:08 AM| 2.7000 | 2.9354 | 2.1148 | 2.1085
RTB 07-01__* _|PID07161018 70000 2Y| _9/24/2016] _ 726] 1.99 2.000000] 2.1000 | 11:39:35 AM| 21000 | 2.9771 | 21210 | 2.1144
FXTN 10-43___|PIBD1016K436 6.2500] _ 25Y| 11/16/2016] _ 779] 2.13 3.0540 | 2.1948 | 2.1856
FXTN 0749 |PIBD0717C493 7.0000 ___3Y| _ 3/31/2017] __914] 250 52.955000] 3.0000 | 2:25:16 PM| 2.6600 | 3.2500 | 2.3829 | 2.3670
FXTN 20-01___|PIBD2017D011 14.3750] 3| _ 4/24/2017| _ 938] 257 3.2848 | 2.4163 | 2.3992
FXTN 0321 __|PIBD0317E212 28750] _ 3Y| 5/22/2017| _ 966] 2.64] __ 233.300000] 25250 | 3:23:28 PM| 25395 | 3.3254 | 2.4553 | 2.4369
FXTN 0570 __|PIBD0517G705 46250 3Y| _ 7/52017| 1010 277 3.3893 | 2.5166 | 2.4960
RTB 07-02 PIID0717H026 6.6250] _ 3Y|  /19/2017] 1055] 289 3.4546 | 25793 | 2.5564
FXTN 10-44_*_|PIBD1017H447 7.7500] __ 3Y| _ #/23/2017] _1059] 290 3.4604 | 2.5849 | 2.5618
FXTN 0750 __|PIBD0717J502 5.3750] _ 35Y| 10/28/2017| 1125 3.08 3.4806 | 2.6563 | 2.6374
FXTN 0571 |PIBD0517K719 41250] _ 35Y| _ 11/8/2017| 1136 3.1 3.4840 | 2.6682 | 2.6501
FXTN 10-45___|PIBD1018A451 5.8750] _ 35Y| _ 1/31/2018] 1220] 3.34 3.5098 | 2.7590 | 2.7463
FXTN 0572 |PIBDO518E723 21250] _ 4Y| 5/23/2018] 1332 3.65] __ 110.237000] 2.9700 | 3:37:40 PM| 29729 | 3.5441 | 2.8801 | 2.8747
FXTN 0751 |PIBD0718H511 5.0000] __ 4Y| _ 8/18/2018] 1419 3.89 1.300000 3.1000 | _2:43:07 PM| 3.1000 | 35708 | 2.9742 | 29744
FXTN 10-47 __|PIBD1018K478 8.8750] _ 4.5Y| 11/20/2018] 1513] 4.14 3.7350 | 3.2300 | 3.2301
FXTN 10-48___|PIBD1019B485 7.8750] __4.5Y] _ 2/19/2019] _1604] 4.39 3.236000] 2.8750 | 0:39:22 AM| 28750 | 3.8939 | 3.4776 | 3.4777
FXTN 0753 __|PIBD0719D531 5.0000] __ 5Y| _ 4/26/2019] 1670] 457 4.0092 | 3.6572 | 3.6572
FXTN 0754 __|PIBD0719G547 47500 5Y| __7/19/2019] 1754| 4.80 41559 | 3.8857 | 3.8857
FXTN 07565 * |PIBD0719H5565 47500 5Y| _ 8/30/2019] 1796] 4.92 4.2292 | 4.0000 | 4.0000
FXTN 0756 |PIBD0719K560 3.8750]  55Y| 11/22/2019] 1880 5.15]  190.000000] 3.4550 | 3:20:02 PM| 3.4503 | 4.2125 | 3.9792 | 3.9792
FXTN 1050 __|PIBD1020B508 7.7500] _ 55Y| _ 2/18/2020] _1968] 5.39 41949 | 8.9575 | 3.9575
RTB 10-01 PIID1020H015 7.2500] ___ 6Y| _ 8/19/2020] 2151] 589 41585 | 3.9123 | 3.9123
FXTN 1051 __|PIBD10201510 61250 6Y| _ 9/16/2020] 2179 597 41529 | 3.9054 | 3.9054
FXTN 10-52___|PIBD1020L525 5.8750] _ 65Y| 12/16/2020] _2270] 621 41348 | 3.8829 | 3.8829
RTB 10-02 PIID1021C027 7.3750] __6.5Y] __ 3/3/2021] _2347] _6.43 50.000000] 3.7800 | 10:59:00 AM| 3.7800 | 4.1195 | 3.8638 | 3.8638




Interpolated Bonds
September 26, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 07-57 _ |PIBD0721C574 35000 65Y| 3/20/2021| 2364] 647 140.500000| 3.7500 | 3:57:26 PM| 3.7491 | 4.1161 | 3.8596 | 3.8596
FXTN 10-53 * |PIBD1021D531 6.5000 7Y| 4/28/2021| 2403| 658 50.000000] 3.8500 | 10:43:20 AM| 3.8500 | 4.1083 | 3.8500 | 3.8500
RTB 10-03 PIID1021J039 57500  7.5Y| 10/20/2021| 2578| 7.06 41433 | 3.8987 | 3.8988
FXTN 10-55  |PIBD1021K551 57500  7.5Y| 11/24/2021| 2613 7.5 2.000000] 4.0000 | 12:01:27 PM| 4.0000 | 4.1502 | 3.9085 | 3.9085
FXTN 10-54 _ |PIBD1022G545 63750  7.5Y| 1/19/2022] 2669 7.31 41614 | 3.9241 | 3.9241
FXTN 20-02 _ |PIBD2022C021 15.0000]  7.5Y| 3/14/2022] 2723| 7.6 41722 | 3.9391 | 3.9392
FXTN10-56  |PIBD1022H562 4.8750 8Y 8/2/2022| 2864| 7.84 42004 | 3.9784 | 3.9784
FXTN10-57 _ |PIBD10221570 4.7500 8Y| 9/13/2022] 2906| 7.96 42088 | 3.9901 | 3.9901
FXTN 20-03 __ |PIBD2022J033 12.7500]  85Y| 10/17/2022] 2940| 8.05 42156 | 3.9995 | 3.9996
FXTN 10-58 _ |PIBD1022L585 40000] 85Y| 12/6/2022] 2990] 8.9 42256 | 4.0134 | 4.0135
FXTN 20-04 _ |PIBD2023B048 13.0000] 85Y| 2/20/2023] 3066 8.39 42407 | 4.0346 | 4.0347
FXTN 20-05 _ |PIBD2023E054 11.8750 9Y| 5292023 3164| 8.66 42603 | 4.0619 | 4.0620
RTB 10-04 PIID1023H046 3.2500 oY| 8/15/2023] 3242] 888 106.762000| 4.0525 | 3:42:30 PM| 4.0678 | 4.2759 | 4.0836 | 4.0837
FXTN 20-06  |PIBD2023J068 11.3750]  9.5Y| 10/23/2023] 3311| 9.07 42897 | 4.1028 | 4.1030
FXTN 20-07 _ |PIBD2024F075 12.3750]  10Y 6/3/2024] 3535] 9.68 43344 | 4.1652 | 4.1654
FXTN 20-08 _ |PIBD2024H086 12.8750]  10Y 8/5/2024| 3598| 9.85 43470 | 4.1827 | 4.1829
FXTN 10-59 * |PIBD1024H595 41250 10Y| 8/20/2024] 3613| 9.89| 4,720.226000| 4.1900 | 3:45:17 PM| 4.1871 | 4.3500 | 4.1869 | 4.1871
FXTN 20-09 _ |PIBD2024K091 13.7500] 10.5Y| 11/11/2024] 3696| 10.12 43753 | 42111 | 42112
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y|  4/14/2025] 3850 10.54 44223 | 4.2559 | 4.2559
FXTN 20-11 PIBD2025J116 12.1250]  12Y| 10/20/2025] 4039 11.06 44799 | 4.3109 | 4.3107
FXTN 25-01 PIBD2525K015 18.2500]  12Y| 11/29/2025| 4079 11.17 44921 | 43225 | 4.3223
FXTN 2012 |PIBD2026A122 10.2500]  12Y|  1/19/2026] 4130 11.31 45077 | 4.3374 | 4.3371
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026| 4404| 12.06 50.000000| 4.4000 | 2:0553 PM| 4.4000 | 45913 | 4.4171 | 4.4166
FXTN 2013 |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4452| 12.19 46059 | 4.4311 | 4.4305
RTB 15-02 PIID1527C023 53750  13Y|  3/1/2027| 4536| 12.42 3.000000| 4.4750 | 12:20:21 PM| 4.4750 | 4.6316 | 4.4555 | 4.4549
FXTN 20-14 _ |PIBD20271140 86250  13Y 9/6/2027| 4725 12.94 46892 | 45105 | 45097
FXTN 20-15 _ |PIBD2028L151 95000  15Y| 12/4/2028] 5180| 14.18 48280 | 4.6430 | 4.6417
FXTN 20-16 _ |PIBD2030E166 87500  16Y| 5/27/2030] 5719] 15.66 40924 | 4.7998 | 4.7981
FXTN 2502 |PIBD2530G029 12.5000]  16Y|  7/28/2030] 5781| 15.83 50113 | 4.8179 | 4.8161
FXTN 25-03  |PIBD2531A032 11.2500]  17Y| 1/26/2031| 5963| 16.33 50668 | 4.8708 | 4.8689
FXTN20-17 _ |PIBD2031G171 8.0000]  17Y| 7/19/2031| 6137| 16.80 438.774000| 46125 | 31158 PM| 4.6084 | 51199 | 4.9215 | 4.9193
FXTN 25-04  |PIBD2531J042 93750  18Y| 10/5/2031| 6215] 17.02 51437 | 4.9442 | 4.9420
FXTN 20-18 _ |PIBD2032B183 58750  18Y|  2/2/2032| 6335| 17.34 51803 | 4.9791 | 4.9768
RTB 20-01 PIID2032C014 58750  18Y|  3/1/2032| 6363| 17.42 0.400000| 52500 | 9:30:41 AM| 5.2500 | 5.1889 | 4.9873 | 4.9849
FXTN 20-19 _ |PIBD20321195 57500  18Y| 9/27/2032| 6573| 18.00 2.600000] 54000 | 3:38:16 PM| 54000 | 5.2529 | 5.0484 | 5.0458
FXTN 25-05  |PIBD2532K057 85000  19Y| 11/29/2032] 6636| 18.17 52721 | 5.0667 | 5.0641
FXTN 20-20 * |PIBD2033C206 36250|  20Y| 3/21/2033| 6748| 18.48| 3,133.987000| 5.0925 | 4:05:48 PM| 5.0966 | 53063 | 50993 | 5.0966
FXTN 25-06  |PIBD2534K062 92500]  25Y| 11/5/2034| 7342| 20.10 53240 | 5.0794 | 50724
FXTN 2507 |PIBD25351071 8.0000]  25Y| 9/30/2035] 7671| 21.00 53337 | 5.0684 | 5.0589
FXTN 25-08 _ |PIBD2535L086 81250  25Y| 12/16/2035| 7748| 21.21 53360 | 5.0658 | 5.0558




Interpolated Bonds
September 26, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 2509 |PIBD25361097 76250]  25Y| 9/29/2036] 8036] 22.00 5.3446 | 5.0562 | 5.0440
FXTN 25-10 __ |PIBD2537H103 57500  25Y|  8/16/2037| 8357| 22.88 88.000000 5.0750 | 9:11:41 AM| 5.0762 | 5.3541 | 5.0454 | 5.0309
RTB 2501 * |PID2537J015 6.1250  25Y| 10/24/2037| 8426| 23.07 279.531000] 5.1000 | 3:24:12 PM| 5.0130 | 5.3562 | 5.0431 | 5.0281




